Time Series Cheat Sheet 


Plot Time Series Filters Partial Auto-correlation function: pacf() Forecasti ng 
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1. tsplot(x=time, y=data) Linear Filter: filter() 


OR: acf(data, type=‘partial’, na.action=na.pass) 
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3. ts.plot(ts(data, start=start_time, frequency=gap)) se ac P a ra m ete r E st | m at | O n eee 


g Sample Data, Removed sesonality and 1st differencing xlim=c(1, length(data)+number_to_predict), 
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Year 
s0 i 150 ar(x=data, aic=T, order.max = NULL, wW 
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7 ar(x = sqrtl, aic = TRUE, order.max = NULL, method = c("yule-walker", "burg", "ols", "mle", "yw")) N o 
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(Complete) Auto-correlation function: acf() ARMA model, and build model OR: autoplot(forecast(arima_model, level=c(95), 
ARMA : S . . h=number_to_predict)) 
(p, a) acf(data, type=‘correlation’, na.action=na.pass) arima(data, order=c(p, 0, q),method=c(‘ML’)) 
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Zi + O,Z4-4 + 0,Zy_> + a3 + O,Z1_-p 2 arima(x = sqrt1, order = c(2, @, 6), method = cC"ML")) 
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ma=c(6},...,,)),n=n) I—_ o a AICc(fittedModel) ô 80 160 180 
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